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t Piedmont
Natural Gas

January 11, 2017

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end October
31, 2016.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager — Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.corn

Enclosures

C: ORS
Pia Powers
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PO Borr 33068 Charlotte, North Carolina 28233
piedmontng.com



piedmont Natural Gas Comparly
Deferred Accbatedging Pmgram
Acm 81 9101 (X2068)

EG

Beginning Balance
Expenditures: BP
Purchase of Financial Insk.

Option Premium
Margin Requirement

Rsc8lpts:
Proceeds from posnkms

Expenditures: ADM
Purchase of Financial Instr

Option Premium
F888
Margin Requirement

CoflsuiteAt Fees
gsrvice Fee
Progrmn Development
Othor

Recolptst
Prcceeds ifortt poslticAQ

Fess
hltefosifram brokerage eccL

PM interest QO
Trmlsfer lo CDO Deferred Acm
Other
Balsrme before kltmest
Return celkmlated

Balance dus (custcmerVcomlmnf
Trerlsfot to 25304 Deformd Acm
Balance due elt8f oman
OIL Bolancs
QL eet tsl s aslsncs suv r Dillsrsncs
Intwesl Oskmladcsx
Avg. Balance for Iho mcAlh

Rlmlm rale fm the Arorlth

Nov-15 ggc-15 ~an-16 Feb-16 ~Mar-I 62r-IO

3 - 3 - 3

~6 gut-to A~t Eee1g ()mmg

$ 3 $

95,960.00
1,472.50

66,550.00
945.50 852.50

16.800.00
248.00

12,375 CO
I T0.50

(2,840.00)
62.00

(8, f8000) I 2,9$LOO

170.50

746.DO Tsa.oo TC6,00

8OO 6.20 820 820 820 820
65 198.00 98 I 78.50 66 249 70 60 246 70 17 802 2D t3 2!8 70 620 75420 2023M 791280 13 904.70

85,195.CO
(65,196.00)

O.N
000

98,178.50
(98,178,50)

000
D.M

3 32,598,00 $ 49,0!!9,25 3 16,702.30 $ 34,124 85 $ 30,123 35 $ 8,901 10 $ 6,64!L85 $ 4.10 5 377 10 3 (1.011 90) 3 (3.95640) $ 6.952 35

~0 ~ ~DN
$ 3

33,401.60 68249.70 M,24670 17,80220 13299.70 820 75420 (2,023.80) (7,91280) 13,904.70
(33,404.60) (68,249.70) (60,24QTO) f17,802,20) (13299.70) (8 20) (754.20) 2023.80 7.91280 (13,904.70)

000 000 'DO QCO QM 0.00 QOO 0.00 0.00 0.00
746 M 000 000 ILM 748,CO ILDO 000 000 000 000
746.DO 74600

AAIllrel escvmd Ielurrl Allo 0.0000!t QN00% 0 DDD0% O.DDD0% 0000D% 00000% DDN0% OOC00% 0.0000% 0.0000% O.ND0% O.tXN0%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
October 2016

11

15.50
170. 50

A

A

A

A

A
A

y of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

13,150.5Q 8
8
8
8
8
8
8
8

1'3,150.5Q y of 8's
170.50 Less: Fees (Expenditures)

12,960.00 Option Premium

Activi in Account

~DN D C st C

13,150.50
11.00

11.00
13,150.50

y of D's 13,161.50 13,161.50 Z of C's

13,161.50 y of C's

y of D's

PAL and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P8L and Cash Activity



ADM

AM% Investor Services, Inc.
Tt Snbaidiary oj'Nrc/Isr Onnisls Mid/and Company
2100A Board of Trade Building
141 W..lackaon Boulevard
CJIic&ago, JL 60604
WWWADMI5.COM

MONTHLYCOMMODITY STATEMENT

STATZNSBT DATE B OCT 31, 2016

ACCOTJNT NVNBZRT 121 X2068

SALESNAEI NUMBERS 121 X121

ZNTRODUCSO BY: RHC NSALTB N~T
(704)264 2767

PIEDMONT mTORAL GAS Co
BDUYB cnnoLIm AccoUNT
ATZN ROB THORNTIEE
Po BOX 33068~ IEC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STA~ THAT YOU
ARE UNABLE TO RESOLVE NITS YOUR BROKER,~ CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 Dr 312/242-7200.

*» *» * * * * ~ ~ YOUR ILCTIVZTY TEIB MONTE *» * * * * * *

10/03/6

1'0/03/6

10/05/6

10/07/6

10/27/6
10/27/6

I OBQ/BVY

11
44

~ »»» ~ » ~ »» * ~ »»»

SERI/SELL DESCRIPTION, - ZX PRZCS/LEGNO CC

CALI NOV 16 NYN MILT GAS E 2900'v C MST I'RZM VS
GLOBEX TRADE
DESK ORDER PEE .',*, ', CILBB VS

RBV DESK PEE-10/4 CASE VS

Tranaferufo X2068 frcFTCI2085; ' CASH VS

OALLalov 16 NYM.IVLT, lnls E 2900 * c',ExPIRE',Us
cant'OTJ 3.6 BYB JIAT GAS E 3350 C 'ZFIRE US

~ POSITIONS„'ZN YOUR ACGOUtNT, ~

DEBIT

13,150.50

11.00

CREDIT

11.00

13, 150. 50

.00

.00

12/16/5

3/31/6
3/31/6
4/07/6

12/01/5

5/13/6

2/23/6

13
13*

2
14
16
32*

38
38*

11
11*

14
14»

CALL, DZC'6'NYM IVIT GAS Z„3250 C .
DPEICM mnKET vaLUEI'XPIRE'l/25/16

AVZRIUIB LONGS 10200

LAST TRADB DATES Ala/25/16

daLL APR 17 NIN'NAT GAS E 3350 C,
CALL APR 17 MYM mT GAB R 3350. c
CALL APR 17 EYM 1OLT GAB E 3350: C

DPTICM,TEABKST vALUE
BXPZRB 3/28/17

AVEEAGB LONGS . IO9OO

INST TRADE ZMTBT 3/28/17

CALL DEC 16 NYN mT QAS-E 3430. C'IPZIDNmnKET vALVE..
EXPZRE Xl/25/16

AVERAGE LONQB . 11100

IAST TRADE EATS: 11/25/16

CALD NAY 17 NYIfl NAT'as E'3550 c i
'OPTION WLRKE1'ATHS

2DLPZRE 4/25/17
,AVERAGE LONG:,: . 11250

EAST TRADE,DATE:: 4'/25/17

CELL.GAN 17 NYN NBT Gas E 3600 C
DPl'zON MUUEET vALUE

'EXPIRE ~/27/16
AVERAGE TEJNQT '10409"

EAST TSADE DATE: 12/27/16

1020
0638

1130 VS
1130 US
1050 US

1794'110

0286

. 1125
:. 1276

1040 VS
1033

8,294.00
8,294.00*

3,588-00
25,116.00
28,704.00
57,408.00»

10,868.00
10,868.00 ~

14,036.00
14,036.00

'4,462.00

14,462.00*

2/23/6 16
16*

SALL PZB 17 NYM NAT GAS E 3800 C
OPTION MARKET VALUE

EXPIRE 1/26/17
AVRRAQE LONG: . 10600

LAST TRADE DATES 1/26/17

.1060

.1322
US 21. 152. 00

21, 152. 00»

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATE'. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
08JECTION5 CORRECTED WILL BE DEEMED YOUR AGREEMENTTHAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAINFCR TAX RECORDS BBNECTTD TESSBANOCTEDOXTeaNREXERBE EOE CCDED STNBOLSARE EXTTA» NED DN REVERSE SIDE



PAGE 2

ADM Investor Services, Inc.
A Sabsi di rsry of troller Daniels /vlidlonr/ Colnpany
2100444 Board ol'Trade Building
141 W. Jackaoo Boulevard

hlCNIHLY COMMODITY STATEMENT

STATEMENT DATES OCT 31, 2016

ACCOUNT NOMSBRS 121 22068

SALESMAN NOMSERS 121 X121

INTRODUCED BY: RBC NPJLT TB MAIULQEMENT
(704)264-2767

PIEDMONT NATURAL .GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU IULVE ANY QUESTIONS OR ZSSUBS
REGARDZNQ YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB MITE YOUR BROKER,
PLEASE OQRTACX AUNTS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1/04/6

EZ PRICK/LSGND CC

28
28*

CALL JAN 17 NYM EDIT GAS+ 3850 C
OPTION MARKET V&LOB

EZPIRB'2/22/16
JLVERAGE LONGS,» .11500

. 1150 US

. 0644

LONG/SUY SERT/SELL DESCRZPTXON DEBIT CREDIT

18, 032 ~ 00
1S,032.00*

2/01/6

3/02/6

31
31*

39
39 ~

LAST TRADB DATE: '2/27/16 .'.

CAIJ PRS 17 MXM lUIT QAS E.4100 C.'1130 US
OPTION MARKET VALUE ~

4
. 0900

EXPIRE .JL26/17
AVERAGE LONGS M ...'11300

I

IAST TRADE DATES 1126/17

CALX lh&R 17 NYM NAT GAS E 4250,C, .1'040 US .

OPTION MERKET VALUE I - '065
EXPIRE 2/23/17

AVERAGE IONGr,:10400

27,900.00
27,900.00»

41,535.00
41,535.00*

1 ~ SEGZNNXNQ ACCT RALIINCR
2. P&L AND CASH ACT1VITX
3. ENDING ACCT BALAN'r

NST OPTXQN PREMIUM
8 ~ OPTXONS MILRKRT VALUB

9 ~ ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

'RSTATRADR RATEr 2/23/174'Y

* ~ I SRQ USD ~ *I
. 00
, 00'.00

13 ~ 150i50"
213,687.00

213,687.00
213 687.00

~ I ~ CURRKMX NCSTB ~ 11 Ii I YBAR TO~TE I ~ I

PUTURES I'&L
OPTION PREMXUM

US
US

.00
13, 150. 50-

4.60
190,925.60-

* I ~ * * I I \ I ~ » ~ I I ~ ~ I I ~ ~ I I S I ~ $ I I I I ~
* ADMZS HAS IMPLRMBNTED A 82.00 BMID COPY MAILED:STATEMENT PEE'
* To AVOID THIS PEE, PLEASE CXlNTILCT US AT'QOGREENPADMIS.COM
* PQR INPQRNATIQS oN REcEzvxNQ JQUR sTA~s vxA SNAIL.
* * I ~ * * I ~ ~ * I * ~ ~ ~ ~ ~ I I * I I * I I * I I I I I ~

'LEASE

REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELYEXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
05JECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENTTHAT THIS STATEEIENT IS CORRECT AND RATIFIED.
RETAINFCR TAX RECORDS SDEAECTrl rFArrrh AND lAX40lrlONS OI4 RE'LERSE DDE COOED SYMBOL»ARE EARL»SARD ON REVERSE»ICE



South Carolina May-201NAprg-2017 Review
Report ss ot 10/31/2016 Close

Period Too I Counterparty Otlglnal Trade
Date

MMBtus
Purchased
Per Month

Strike/Fixed
Pdce

Purchase
Price

Purchase Trade I

Cost/Proceeds Expiration Date
Expiration

Price
Reaozed

Value
Net Value Resgzed

Gain or (Loss}
Fees

May-16 CaQ

May-18 Call

May-16 CsQ

May-18 Call

Jun-16 Cell
allJun-16

Jun-16 Call

NYMEX

NYMEX

NYMEX

'NYMEX

NYMEX

4/30/2015
9/22/2015

1D/2$2015
12/10/2015

6/3/2D15

10/5/2015
10/27/2015

220,DOO $3.70
120,000 $3.25
110,000 $2.90
110,000 $2.60
150,000 $3.85

$3.2580,000
70,000 $3.10

SO.1370

$0.11DQ

$0.1030

$0.0930

$0.1280

$0.1070

$0.1040

$30,140.00 04/26/2018 E

$13,200.00 04/26/2016 E

$11,330.00 04/26/2016 E

$10,230.00 04/26/20f6 E

$19,2DO.DO 05/25/2016 E

$8,560.00 05/25/2016 E

$7,280.00 05/25/2016 E

$0.000

$0.000
$0.000
$0.000
$0,000
$0.000

$0.000

$0

$0

$0

$0

$0

$0

($30.140.00)
($13,200.00)

($11,330.00)

($ 10,230.00)

($19,200.00)

($8,560.00)
($7280.00)

$341.00

$ 186.00

$170.50

$170.50

$232.50
$ 124.00
$108.50

Jun-16 Call

Jul-16 Call
Jul-16 Cell

NYMEX

NYMEX

NYMEX

12/1 4/2015
6/30/2015

'/27/2D15

80,000 $2.60 $0.0910
70,000
70,000

$3.80 $0.1300

$3.75 $D.1230

$7,280.00 05I2$2016 E

$9,100.00 06/27I2016 E

$8,610.00 06/27/2016 E

$0,000
$0.000

$0.000
$0

$0

($7,280.00)
($9.100.00)
($8,610.00)

$124.00

$108.50
$ 108.50

Jul-16 Celt

Jul-18 Call

Jul-16 Cell

Aug-16 Call

Aug-16 Call

Aug-16 Call

Aug-16 Csg
Aug-16 Csg
Sep-16 CsQ

Sep-f6 Cag

Sep-1 6 Call

Sep-16 Cao

Sep-16 Call

Sep-16 Call (Sold)
Oct-16 Call

Oct-16 Call
Oct-16 Cell

Oct-16 Call

Oct.16 Call

Oot-11) Call (Sold)
Nov-16 Call
Nov.16 Call

SUMMARY:

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

10/27/20f5
I 0/28/Zo1 I(

12/17/20 5

BI4/2015

9/22/2015
10/27/2015

1D/28/2015

f2/1 7/2015
8/31/2015

9/22/2015
10/27/2015
10/28/2015

12/16/2015
8/26/2016
10/1/2018
10/5/2015

10/27/2015
10/28/2015
12/1 6/2015
9/27/2016
11/3/2015
10/3/2016

70,00I} $2.95
70,000 $3.05

40,000 $3.50
30,000 $3.00
40,000 $2.95
40,000 $2.80
40,000 $2.80
60,000 $3.45
70,000 $3.50
60,0DO $3.05
70,000 $3.00
60,000 $2.85
60/000 $2.85

440,000 $3.35
110,000 $2.90

2,830,0DO

70,000 $2.75
80,000 $3.65
70,000 $3.45
80,000
70,(}00 $2.90
80,000 $2/)0
40,000 $3.55

$0.1510

$0.1030
$0.0930

$0.1310

$0.1130

$0.1040

$0.1520

$0.093Q

$0.1230

$61130
$0.1620
$0.152D

$0.0870

($0.0710}

$0.1180

$0.1110
$0.1620
$0.1550
$0.0930

($0.1460)
$0.1120
$0.1180

$4.920.00 DBI26/2016 E

$4,520.00 08/26/2016 E

$4.850.00 08/2$2016 E

$6,080.00 ool28/2016 E

$3,480:00 0$2$2016 E

($2,84$DO) 08/28/20 6 E

$7,060.00 09I27/2016 E

$7,770.0Q 09/27I2016 E

$9.720.00 09/27/2018 E

$10,850.00 9/27/2016 E

$5,580.00 09/2T/2016 E

($8;TBO.OO) 09/27/2016 E

$49,280.00 10128/2016 E

$12.980.00 10/26/2016 E

$309,530.00

$10,570.00 0$27/2016 E

$7,21D.QO 08/27I2016 E

$6,510.00 08/27/2016 E

$10,480.00 07/26/2016 E

$T,910.00 OTI26/2016 E

$8.320.00 07/2$2016 E

$10,640.00 DTI2$2018 E

$7,440.00 07/2$2016 E

$0.000

$0.000

$0.000
$0.000

$0.000

$0.000

$0.000

$0.000

$0.000
$D.ODD

$0.000

$0/000

$0.000

$0.000
$0.00D

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

($10,570.00)

($7,210.00)

($6,510.00)
($ 10,480.00)

($7,910.00)

($8,320.00)

($10,840.00)

($7,440.00)

($4,920.00)

($4,520.00)

($4,860.00)
($6,080.00)
($3,480.00)

$2,840.00

($7,080.00)

($7,770.00)

($9,720.00)

($10,850.00)

($5,580.00)

$8,760.00
($49,280.00)

($12,980.00)

($3D9',530.00

$ 108.50

$ 108.50

$ 108.50

$1 24.00
$1 08.50
$124.00

$ 108 50

$ 124.00

$62.00
$62.00
$46.50
$62.00
$62.00
$62.00
$93.00

$ 108 50

$93. 0

$108.50

$93.00
$93.00

$882.00
$170.50

$4,386.50



Period

South Carolina

Report as of 10/31/2016 Close
Origina) Purchase

Cost/Proceeds Realized Value
Net Value Realized

Gain or (Loss)
Closed Positions - May-2002/April-2003 Review

Closed Positions - Ma -2003/April-2004 Review

Cloaed Positions - Ma -2004/A ril-2005 Review

Closed Positions - Ma -2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - Ma -2008/April-2009 Review

Closed Positions - Ma -2009/April-2010 Review

Closed Positions - Ma -2010/April-2011 Review

Closed Positions - Ma -2011/April-2012 Review

Closed Positions - May-2012/April-2013 Review

Closed Positions - Ma -2013/April-2014 Review

Closed Positions - May-2014/April-2015 Review

Closed Positions - Ma -2015/April-2016 Review
Closed Positions - May-2016/November-2016 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Gpen Postion TOTALS

$949,450.00

$1,065,640.00

$851,680. 00

$2,463,690. 00

$3,369,220. 00

$2,908,420. 00

$3,446,030. 00

$3,599,735.00

$2,240,760i 00

$1,339,250. 00

$967,950.00

($574,216.37)

$435,179.27

$841,635.25
$309,'530. 00

$24,213,953.15

$242,005.00

$24,455,958.15

$2,424,270.00

$400,810.00

$795,290.00

$4,925,500.00

($1,385,730.00)

$1,159,981.00

($6,147,835.00)

($ 12,587,530.00)

($3,938,546.00)

$0.00

$0.00

$0. 00

$0.00

$0.00
$0.00

($14,353,7cI0.00)

$213,687.00

($ 14,140,103.00)

$1,474,820.00

($664,830. 00)

($56,390. 00)

$2,461,810.00

($4,754;950.00)

($ 1,748,439. 00)

($9,593,865.00)

($16,187,265. 00)

($6,179,306.00)

($1,339,250. 00)

($967, 950.00)

$574,216.37

($435,179.27)

($841,635.25)
($309,530.00)

($38,567,743.15)

($28, 31 8.00)

($38,596,061.15)



MMBtus
Period Tool Counterparty Trade Date Purchased Per

Month

Open Posldons - 5outh Carolina

Report as of 10I31/2016 Close
Net Value vs.Purchase Purchase Trade / Explradon

(4YMEX Market price Market Value Current MarketPrice CosVP/ucesds Date
Value

Dec-16 Call

Dec-16 Call

NYhlEX 12/1/2015
NYMEX 12/16/2015

380,0DD $3.45
130,0DD $3.25

$D.1110 $42,180.00 11/25/2016 E $0.0286 $ 10,868.00 ($31 312 00)
$0.t020 $13,260.00 11/25/2016 E $0.0636 $8,294.00 ($4,966 00)

Ianrty Call NYMEX 1l4/2018 280,0DD $3 85 $0.1'150 $32,200.00 12/27/2016 E $O.0644 $ 18,032.00 ($14,168.00)
Ian-17 Gall NYMEX 2/23/2016 140,000 $3 60 $0.'l040 $M,560.00 12/27/2016 E $0.1033 $ 14,462 00 ($98.00)
Feb-17 Gall NYMEX 2/1/2016 31D,DDD $4.10 $0.t130 $35,030.00 Ot/26/2017 E $0.0900'27,900.00 ($7,160 00)
Feb-17 .Call

Mar-17 Call

NYMEX 2/23/2016

NYMEX 3/2/2D16

160,000 $3.80
390,000 $4.25

$0.t060 $M,960.00 01/26/2017 E

30.1040 $40,580.00 02/23/2017 E

$0.1322
so.1055

$21,152.00

$41,535.00
$4,192.00

$975.00
Apr-17

Apr 17

Call NYMEX

Call NYMEX

3/31/2016

4/7/2016
160,000 $3.35
160,000 $3.35

$0.1130 $18,080.00 03/28/2017 E

$0.t050 $16,800.00 03/28I2017 E

$0.1/94
$0.1/94

$28,704.00

$28,704.00
$ 1D,624.00

$ 11,904.00
May-1 7 Call NYMEX 5/13/2016 110,000 $3.55 $0.1125 $ 12,375rcc 04/25/2017 E $0.1278 $14,036.00 $1,681.00

SUMMARY: 2,220,000 $242,005.00 $213,887.00 528 318.00)
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